SOME REMARKS ON PROCESSES WITH INDEPENDENT INCREMENTS
by WANG Jia-Gang Let (Q,F,P) be a complete probability space. In this note we consider processes X=(Xt, te~+ ) with ( non homogeneous ) independent increments, which have no fixed discontinuities : i.
ii. For 0~t1t2...tn, Xt Conversely, we want to show that the process X with independent increments and Levy measure v satisfies A) and B). Property A) is well known. On the other hand, it is simple to construct a multivariate point process X such that 1) the corresponding process (nt)
is Poisson with expectation and 2) the conditional law of the jump sizes given (nt) is given by B). Since this process satisfies A') and B), it also satisfies A') and B'), hence from the first part of the proof it is a process with independent increments and Levy measure v , and finally it has the same law as X. This implies that, inversely, X has the same conditional law given (nt) as X given (nt). That is, X satisfies B). 
